
 
 

S T A T E   O F   A R I Z O N A 
S T A T E   T R E A S U R E R ' S   O F F I C E 

 
W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 12/31/04  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 12/31/04 
 

POOL: LGIP-GOVERNMENT (7) 
 

============================================================================================================================================== 
POSITI  SEC-ID     DESCRIPTION      RATE  MATURITY  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 47645 TPCG0059 CITIGROUP GLOBAL M  1.650  1/03/05  1.650           288,000,000.00   100.00000 9 288,000,000.00 288,000,000.00                 
 47644 TPWA0030 WACHOVIA CAPITAL M  1.650  1/03/05  1.650           650,000,000.00   100.00000 9 650,000,000.00 650,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.650           938,000,000.00               938,000,000.00 938,000,000.00                 
  
    2 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 46550 912828AX U S TREASURY NOTE   1.625  4/30/05  2.036 Aaa  AAA   10,000,000.00    99.75400 2   9,986,624.78   9,975,400.00      -11,224.78 
 35158 912828BB U S TREASURY NOTE   1.250  5/31/05  1.124 Aaa  AAA   20,000,000.00    99.52300 2  20,010,175.95  19,904,600.00     -105,575.95 
 35169 912828BB U S TREASURY NOTE   1.250  5/31/05  1.183 Aaa  AAA   20,000,000.00    99.52300 2  20,005,416.23  19,904,600.00     -100,816.23 
 35324 912828BB U S TREASURY NOTE   1.250  5/31/05  1.156 Aaa  AAA   25,000,000.00    99.52300 2  25,009,517.35  24,880,750.00     -128,767.35 
 35445 912828BC U S TREASURY NOTE   1.125  6/30/05  1.308 Aaa  AAA   40,000,000.00    99.32813 2  39,964,603.28  39,731,250.00     -233,353.28 
 35446 912828BC U S TREASURY NOTE   1.125  6/30/05  1.140 Aaa  AAA   25,000,000.00    99.32813 2  24,998,179.25  24,832,031.25     -166,148.00 
 35448 912828BC U S TREASURY NOTE   1.125  6/30/05  1.173 Aaa  AAA   25,000,000.00    99.32813 2  24,994,236.55  24,832,031.25     -162,205.30 
 35482 912828BC U S TREASURY NOTE   1.125  6/30/05  1.160 Aaa  AAA   40,000,000.00    99.32813 2  39,993,204.13  39,731,250.00     -261,954.13 
 35526 912828BC U S TREASURY NOTE   1.125  6/30/05  1.316 Aaa  AAA   20,000,000.00    99.32813 2  19,981,506.85  19,865,625.00     -115,881.85 
 35615 912828BC U S TREASURY NOTE   1.125  6/30/05  1.330 Aaa  AAA   20,000,000.00    99.32813 2  19,980,133.31  19,865,625.00     -114,508.31 
 35750 912828BC U S TREASURY NOTE   1.125  6/30/05  1.336 Aaa  AAA   20,000,000.00    99.32813 2  19,979,545.45  19,865,625.00     -113,920.45 
 39112 912828BN U S TREASURY NOTE   1.625 10/31/05  1.921 Aaa  AAA   10,000,000.00    99.14500 2   9,976,001.61   9,914,500.00      -61,501.61 
 43382 912828BN U S TREASURY NOTE   1.625 10/31/05  1.655 Aaa  AAA   20,000,000.00    99.14500 2  19,995,051.18  19,829,000.00     -166,051.18 
 43787 912828BU U S TREASURY NOTE   1.875 12/31/05  2.108 Aaa  AAA   10,000,000.00    99.13300 2   9,977,305.58   9,913,300.00      -64,005.58 
 43384 912828CD U S TREASURY NOTE   1.500  3/31/06  1.903 Aaa  AAA   10,000,000.00    98.36700 2   9,951,077.59   9,836,700.00     -114,377.59 
 43390 912828CD U S TREASURY NOTE   1.500  3/31/06  1.907 Aaa  AAA   10,000,000.00    98.36700 2   9,950,588.36   9,836,700.00     -113,888.36 
 43572 912828CD U S TREASURY NOTE   1.500  3/31/06  2.101 Aaa  AAA   10,000,000.00    98.36700 2   9,927,078.23   9,836,700.00      -90,378.23 
 43574 912828CD U S TREASURY NOTE   1.500  3/31/06  2.068 Aaa  AAA   10,000,000.00    98.36700 2   9,931,046.77   9,836,700.00      -94,346.77 
 43889 912828CF U S TREASURY NOTE   2.250  4/30/06  2.323 Aaa  AAA   10,000,000.00    99.17188 2   9,990,651.51   9,917,187.50      -73,464.01 
 46555 912828CW U S TREASURY NOTE   2.500  9/30/06  2.654 Aaa  AAA   10,000,000.00    99.13700 2   9,974,059.07   9,913,700.00      -60,359.07 
 47103 912828CY U S TREASURY NOTE   2.500 10/31/06  2.803 Aaa  AAA   10,000,000.00    99.06600 2   9,946,437.24   9,906,600.00      -39,837.24 
 47305 912828DD US TREASURY NOTE    2.875 11/30/06  3.001 Aaa  AAA   10,000,000.00    99.68750 2   9,976,842.89   9,968,750.00       -8,092.89 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.538           385,000,000.00               384,499,283.16 382,098,625.00   -2,400,658.16 
  
   22 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
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W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 12/31/04  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 12/31/04 
 

POOL: LGIP-GOVERNMENT (7) 
============================================================================================================================================== 
POSITI  SEC-ID     DESCRIPTION      RATE  MATURITY  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 AGENCY NOTES (30/360) 2X  (  23) 
                                                 -------------------------------- 
 35272 742651CL PRIVATE EXPORT FUN  5.250  5/15/05  1.506 Aaa  AAA   25,000,000.00   100.93750 2  25,337,228.21  25,234,375.00     -102,853.21 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.506            25,000,000.00                25,337,228.21  25,234,375.00     -102,853.21 
  
    1 ITEM IN SUBTOTAL FOR:   AGENCY NOTES (30/360) 2X         (TYPE   23) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.615            1348000000.00                1347836511.37  1345333000.00   -2,503,511.37 
  
   25 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
 


